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BIE A MR RS R ML - g RAFHIEERIRE S AR > AT RE & id B[R] B A8 7
FERY » DRI RN e G A B M o SR BRI S AE 1 SR ER1T (World Bank )
VIR Hi 4% - B2 B2 5 6m - SR BRAS EERE 2 W 52 H o 3lf7 8% A7 2% 7 3% 2 0 B
Fi o H a2 (86 BB A AR AR A G R G B0 Hla - & B E ER
( International Institute for Management Development, IMD ) B ({5 JJEHR)
(World Competitiveness Yearbook ) Hilftf FLE&#EGE ( World Economic Forum, WEF )
M) (E=ERBEF 1)  ( Global Competitiveness Report ) #l&1 % & B/ Tt JIFFLL -
% 3E WH #H ( Transparency International, TI ) #=F4F # 1 2 Bk [ & & E1 &R 8 % |
( Corruption Perception Index ) HF . ZZK (Freedom House ) /A% [ BUA W
J11 (political rights) DAk [ARBEMHE ] (civil liberties) ° BiH kg i 75 05
(Political Risk Services, PRS) 1) [BIFEE KA @5 | (International Country Risk
Guide, ICRG ) HIZH % BUFFIEE M ( government stability ) ~ it & #E B IREE ( socio-
economic condition ) ~ & & & ¥ ( investment profile ) ~ W Z F & ( internal
conflict ) ~ 9+ &7 J& ( external conflict) ~ EJ& ( corruption ) ~ FHR T THE &
(military in politics ) ~ REFAREIEFEE (religion tensions ) ~ IEFFIGLGFLF (law
and order ) ~ T f% BH 1% B iE 2 & ( ethnic tensions ) ~ R F iR &H ( democratic
accountability ) ~ ‘Eff#E & (bureaucratic quality ) &+ “IHRE KR » EIT 5 BRI
IRJESEFFLL o HRERIT (World Bank, WB') HIIEEAEE M A A0 R I 45 18006 PRAE XL ) 2 2K
BPHFERE ( Worldwide Governance Indicators, WGI) ° WGI fL#5 /S A A g »
Al TARFBEERE | (voice and accountability ) ~ [ B G 18 & B AL 7 & /7 J
('political stability and absence of violence ) ~ [ BUffZXHE ] ( government effectiveness )
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AT K BEER ~ it erE ek A RMEA o RERKN R SEEAERN > MEEFER - B RENEF -
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SiHE 42.58 o THEIRILAREE | HUFF53-0.46 » EHMUIHEA 39.81 o THHIGEE ) 5
-0.35 » [ iHE 46.89 o I S - TEIRPEAIGRHAE (L 215 (AFF LS - &
[BURREE ] FEERALAS AT 50% » Ho At 7 i iy AR B FR AR (L% 50% » 1 [ 24
RFGEHRE | HIRREHE - HERD 5.21%017 B 5% 6 & -

®1 PEIKEMNSICAIEREF (2013 F)
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E}g RN E VL2
o VBRI | anrs | EAEE | e | EAME | as | A | am s | EAMET | o | EAHET
P e | e [P ma |7 g [T mee |7 s
2013 | -1.58 5.21 -0.55 27.01 -0.03 54.07 -0.31 42.58 -0.46 39.81 -0.35 46.89

MO A NHERREFTERR ZEINE SEH 0 78 0 (RAREEMR ) B 100 (&S ) #HiFE -
BRARIR - VEH KIS H R IRI T AR 2 ERIGHFE84E ( The Worldwide Governance Indicators, WGI ) #Hf o

BB #8R 1T ( Asian Development Bank ) 5 fH i I B8 % 54 48 975 7 ¢ 50 Lt B ¢
af o AHAFIR P RN 2R > RS R AR B M H B E R 5 > A FIHE
WEgIE > NI » FaRe BRI E LA I EA G - FEIRMEE 1978 Hd
o A AARAS I SR A il e » 2007 AR B RE B B RS THE 7758 = #2010 HEHRE GDP
HER T A H A > B RS 58 B 2 T A — RS« IR &% B 7 8 Jr S i
N R BRI AGERHE o TR EORRE B AT I ER AR R o AR 2014 ARG
HURARRS 7.4% BTV 24 FLRREAC R - 54 (2015 ) sl #RIT T EHE
KBE 2015 FERMBRLEARE 7.2% » BIBEE® IS (International Monetary Fund, IMF)
HIMERE 6.8% © 54t » BIREBESSHELMI) (HFRQHERSE) Wi MEFBEX
I 2016 FAEBERATE 6.3% o HHIBIRIE AT 2 H R B R d S R B R - H
& MF ST 2 45 i R B OR A Bl R AR o BB B N LT Btk o T8
B EE - FIRKEIRE - HEB) AU  MITE]E RS B N o N S SO B
JFRURE » BB REZE B BUM G BEUGE > (R EERS RS R SR - S — D 3R T rh B R PE RS I Bk
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R BN R B AR 5 F N BLEE AR FR - DIRE IR £ B0 i A R mOE s
feg A il ~ FE s e o RN e AE P IR A T e B X o BUR BN AR AR £ S A B
BERAGR > LUES RS EEAGFAES - FiRmSERS - B8l - R - ot
Ak HIlMR [ it e va B ORT B 2N B RR R B RS AR R 1% » DAAEA& iYLl {F 125 5 209 1 3
Bl > FERARSEH ~ AJLEEE - FIBR T (RIEE 2002, 173-220 5 BAWY] ~ #EEG
2005, 107-135 5 ZF5H 2005, 1-17) « EZR (2000) 5 WHEASHE BN EF O
B > M2 DUk & 26 5eA 7 8l F i B0 R PR A& Fa e 7 20 o 16 EE ISR T EH
AR~ ROR B A S EAE S IR BB A Rt & 2 FIEAT ~ B -
Wi ey B B0 B RAF A A HG PR AT SR BUE RIS B ~ BRI E -

FESCEEE (2005) $i5 Hiva B B G B E M BUR B 3 i KIVANE > FERERAE B
— i8]~ TS — ARk er ) B T80T — RLERFT — 28 =& ] 48 T 25T BUM 1R
FH BLRE S) 2 R o RAFHY A G BE AT DU HE N 3 ~ RO B ik @y B 4G - (b BURF
AR5 N ERHIAE R > WA HE B RAGH BRI B - — i — B A e Bl S E B A
LR E AR o RIFEIAIG G 0 — B AR s HHR > AR EN
PRIt AT RE S AR BRI -

PRET 28 F006 P AAC I B R s B B A8 SRR R 2 802 AT R [RI 2 Hve  ah giy
0 7 78 2 IESURF GG L PR XK 5110+ Ades and di Tella (1999) #RH WEF AFAfY (ZEREt
FHHE) ZABEEERAIIGEE Y - $1%f 1989~1990 4 31 {#[F 5K & 1980~1983

Brembong (2002) ~ Torrez (2002) 5 Méon and Weill (2010) #RH TI AfH [&E
Fl a8 | fEf A 4L 5 8587 o Gyimah-Brembong ( 2002 ) #F¥f 21 i JE N 5
1993~1999 4FE[JE BIHEST 73T > il S 28 B & S {5 — [ ) 4% & B A Bl R It > P
AN ETE o Torrez (2002 ) HYELEEAS S 28 BUI B 1180 5¢ H 8 5 Bl B LA > A s
PEEAF > Méon and Weill (2010) LL 2001~2003 4F 69 BITEA G RIET T/ » #5558
BAERI R 2SR - S A B E A28 o Scully (1988) R B M
ZERNE) TBORKETT] K TARBHE ] B ER A a8y - $H¥ 115 {EE=
K > 1960~1980 FHIERIHEST 00T - FERBHBEMS > TBUAE ] k TAREH
JE 1 R R LA 8 B R A A S 85 7 o Grier and Tullockm (1989) HIFERA T4
REAME] BEFERA G - #F% 89 {HAKE B # B 5 (least developed

MRS > 2B E H AR sl R A B3 R0 % - Knack and Keefer (1995) -~
Gamber and Scott (2007 ) Bz Evrensel (2010) ##RF ICRG BRHMER A G S
Knack and Keefer (1995) #RF ICRG #H#EUG A » LUEIGILIEE (rule of law) ~ &
J& (corruption in government) ~ E{ffi&E (quality of the bureaucracy) -~ 1% JElz
(risk of expropriation ) ~ B fEAEKFE &4 (repudiation of contracts by government ) 5
711 Ve H A< H7 & ] 5B (institutional quality ) © Rodrik (1997 ) ¥R Knack and
Keefer (1995) & Z&1 711876 H 2K i &= &£ 5 & > Hall and Jones (1999) HI#RH] Knack
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and Keefer (1995) 720 7Ll Y8 H & (Fiil € J i 3% e B B —&047 > Rodriguez and
Rodrik (2001) H#R Knack and Keefer (1995) EFHRMIAHHEH K& 261/ MG -
Wei (2001) HIFRF&EJE —EEHE > Acemoglue et al. (2001) R &5 EEE —EHEEH -
Sacks (2003 ) HERFIZ & Jalks — {1855 H A S 60 S0 E o FORAGR R BR A AUEE H 5
— & 2 H A A = A DA B A SR e A gy HE SRR EH SN E &
TP SR » H A3 857 © Gamber and Scott (2007) LL ICRG F5HE# &G H M H
FI A P8 EF 5 (threshold regressions analysis) @ &F%#F 71 {EEIZK » 34 {EFEERIEAR
BRPET T o HEAREUR > MHEEHEBERNA G EEEZEE (total factor
productivity ) %3G BHE EMAJR2E o Evrensel (2010) LL 1990~2000 4F BB
FAEEdL 121 (HBIKERA - 2RA ICRG WEIGHE#IEE A G EOEl T 00T > H3E
s SR 288 BLIBURT G e T 17 B SR AR Bl = A A o
i A2 B R 2 B L PE B A IR B AR A2 1 PRI T A 1Y WGI (B¢ KKZ) >
B H AR AT H 2% ot © WGI &¥I7& 5 ER1 7/ Daniel Kaufluann f{$15 % > Kraay
F1 Pablo Zoido-Loba-ton ZEL&1E » (NIL#HiRifE 2 KKZ 81E - Kaufmann et al.
(1999) #RA KKZ H/SFEFERUESTEEE 0T - A RS EL A MR B A8 B R A R
FIBNER » RAFRIA MR B AL E RHE R K HE R EE 7T © Rigobon and Rodrik (2005)
PR KKZ 1 MERAEFEE ] EATERE 0T - fS RSB R s bR S A B — B
R #E % o Easterly and Levine (2003 ) #RH KKZ H7SIHFEEE AR L HE RS A SR B A B
HEATEE N MR B A e g A S E R EF 2 o De Groot et al.
(2004) #RH KKZ FOSTEFEEUETEHE T - M RBTRER EEE > HIEELEGY
B B R A B © Jalilian et al. (2007) L 1980~2000 4FBH# MK EEA » SR
WGI W [BEEGE ] BT BUMRRE ] —IEFERE > il B R s R U528 5 SRR
MBS ) B [ BUNRRRE ] Bf A GDP WA G #EE EM# % - Kaufmann et al.
(2007) #RFH WGI FSBEIEEUETEE T - AR BILAIAETE N R E S0
B TR o Arusha (2009) L 1996~2003 4F 71 {EEIZ fBEEA » ¥R WGI th /SIS
HEATEFE T A5 RBEURINTROGE A G 3 1 5B A B8 B R i E - © Huynh and

B TBORTEE AR T~ [EIRERRE ) = T 5 B R pl R 3 1B 522

Gani (2011) #RH WGI HxIEfEIE > Ll 84 (ERHFE PR ERETEE 0T » #5518
7 TBURTEE BIM AR T ) B T BT RRE ] BB A EHITHE - [ARKREH
HE] H [head] SRR EFEEENMTEE - [BEESE] B sk
J& | B R R B R /)N © Marfa-Teresa et al. (2012) DL 2002~2007 4E 11 {/[=H
KEBEAR - BRA WG TARFEERE | ~ TBUMREeE] ~ TEabfEE ] -~ Thia
BEIE | FUIERR R B A e B B O E T B A T o A REUR A G E R RS
R [EM 5% - Fayissa and Nsiah (2013) #RF WGI HRHEFRE - DL 1995~2004 4

WA BT B R EKENFELEZBERDEFER - 5 1



30 R ARESE BB 598 F4H RE105F 12 A

o A R A e B BRSO B R B RS SR s AL 2 -

—MME - AHIGHE IS A BRI S R A A E R - ER SR g
FIAIEHEE » SRR RN EARSEMEE - thBIKRE S EE R g mi A
Heym v o S AR IR T AR S R B ES PRIV o R ERATHE ST AR R Bkia B
B % FAT: Daniel Kaufmann $5t > SRR S - S a8 E E B0 R E R E HEA RO

eI E IE TR S22 o EAL > MR R 2 2 5% R v U T S S U R 07 % e
FIRRAAGRLE - LR Ve 7 TEALBIRIT R £ G (e AR & RAIE—& % « /11 » 8
ok B 45 0 S R N = (B 2R > FERIE B Rk > THES R HE o
+R2 AHABEFEERKBREZERSXE
Pzt s
SRR R EIE VaRis HHEEE | BEBREZ Fesf
T
Acemoglue et |1985~1995%F |64 2SLS SRR S| BIREISR |68 AR S AR
al. (2001) b —EEE | EbsiER (KRS » —H
EGIETNE | (ICRG) |G > FEM sz
SEARENEIZR - HA
VIR T REckE -

Adesand di |[1989~199%F |31 : 528 |OLS ;5 [HlE | RERBF J18R| HIRGH | AR KEfEis g
Tella : 1980~1983 R (fixed| B2 EEIEE | W |REZEE > AL
(1999) |4 effect mode ) (WEFA ) | g s B 91 8 T s

o B TR
B RIS TT > BUR
TEBAR B L R
HEMAE -
Arusha  |1996~20034 | 71[ OLS : —fAL|ERHA WGIHIN| HEFSRAT IR AR B
(2009) gk YRR - FEIE| (WB) |iE - BB
(generalized |53 %1 1.5 DL | RHRTT
method of Yl EnaE 2
moments, ﬁfﬁ@%{
GMM )
De Groot et al. |1998%F ST DAL &l KKZH /S5 HRERIT |(TEREBZK - &S
(2004) 100011 (gravity 1 (WB) |BEwE8RBHE -
E~3 equation
model )

Easterly and |1997~19984F |72/ 2SLS KKZHSIETE| AT |AHaam e A
Levine MR (WB) |BELIERTE
(2003)

Evrensel  |1990~20004F 1211 Bf#$ - |OLS ICRG ] & 6| BIFSEIR | BUR S g i B
(2010) B 7 fagg JEBEFERE (R R R -
P (ICRG)

Fayissa and |1995~20044F |HGH7 LIRS |FEMSSCR LAY [ ER FHWGTH S| HEFERAT |8 ki s g e 448
Nsiah FEM39MEE | (random Tt (WB) |[BRRAEIEHR
(2013) P effect model ) s B E B KA FT

HAKHERE o Hip e
R MART AR -




s K A TR T B T B8 f 2 B R 31
TR
STk HARE EAE Fid: RN | BRERIEZ i
BR300
Gamber and  |1982~19944 | 77/ MRS |LOER bR | BIFREISR |fHEE 8 R A A3t
Scott (threshold ~ EBIE -~ BR| EimisrE |G o HIHEERAE
(2007) regressions i~ G E| (ICRG) |EREREHEER
analysis ) b~ BURFFERE i9)-7 -
AR ERIER
TE B A B R T
hiE
Gani 1996~2005 |84 [ i #& HF|OLS PREAWGIHR| T |BORTEE B R T
(2011) EFER TE R (WB) |~ BURF KRR EHSIRR B
FEAIEMmMPIEE -
B s LU A
HERERERES
HEE A AN - B
B ENER EE
EHARGIR B R R
TR/ o
Grierand  |1961~1980%F |89 {& 1K 5 B | I e 1l it SNERBEHEE| BHZ5 | BRI = 5K
Tullockm 2% [ 5% 1 24| (weighted |12 5 ARBEHEEK
(1989) flil OECD [&H|regression ) 8 AR R T
K o7
Gyimah-  [1993~19994F |21 &l JE 1 B|OLS : BiREHE| EREIRIGEL | BIFEH & & 1 B A7 0% 4
Brembong K TR #H — B IR R T R
(2002) ( dynamic (TI)  0.75%~0.9% » AIFIFT
panel data 3 T £ 0.39%~0.41%
model ) °
Hall and Jones |1988%E 79~127%  [2SLS LA Knack and| BIBEBIS (it e BRI 22
(1999) Keefer (1995) | JERGTERT |3 BRI A9
EHEMAEE| (ICRG) |HARPENR - ftdr
H & Ve g & iR LRERIN|ETE
TREE% e s B » H IR I o
—
Huynh and  |1996~20064F |125[5] o3 it ERAWGIHS| HFRHYT | ARFEERE - B
Jacho-Cha'vez (quatile TE g (WB) [RT&EHEMARTT
(2009) regression) i LR S = THIE
SRS REFIAS I B R B3
( nonparametric EilipfEZ
analysis )
Jalilian et al. |1980~20004F [117[% OLS PRAWGIHES | HEFRERAT |86 o E BB R e
(2007) Bow'E - BUF| (WB) B AMIGDPRERHE
RURE IR e [:0)-7
Kaufmann et al.|1970~1989F [ 150/ 2SLS KKZH/RIEE| HRSRIT | vaTE SR Al R
(1999) et (WB) |BLERMEG - BIF

HIA SRR E A E
HERCT K HERTEETT -
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TR
STk izl R Fid: RN | BRERIEZ s
BR300
Kaufmann et al.|1997~19984F | 150 2SLS PRHWGIH /S| HASRIT | AFEE S NRES
(2007) TEFRAE (WB) |EEREHEE T -

Knack and  [1974~19894F |46~97[] OLS IR E| BIFSBISR (R A AEE B 2k i &
Keefer ~ B~ B JREEiERT S E DR AL
(1995) RS (ICRG) [EepfCsse > &

B~ BURESRE PG R B L

KR ERIETL #FI A\ EIGDP R
Iﬁ@ﬂn%@k{%} B E R
) A =

Mart’a-Teresa |2002~20074F |1 1{#[BI%  |OLS PRAWGIH 2| HFRERIT |06 B8 Al &
etal. RFEHSEE| (WB) |BEZEEANIEE -
(2012) ~ BURRIEE

EIBLRRRE
R
T B

Méon and  |2001~20034F |54 1 [ 28 A |BEEE L0 17 | &I FN R A8 | BIBSER |7EH i n 2y
Weill 81 L BH % 3|15 (stochastic (T |R o FIEEEANEE
(2010) x frontier RN -

approach )

Rigobon and |1970~19894F |81/ OLS PRAKKZHE| AT (REmE e (LEEA
Rodrik BILREEEE | (WB) EJW\ IR PR 7 5
(2005)

Rodrik 1960~19944F- |8f[f B EE[F 5K [2SLS LA Knack and| BRBSEEZR |G E ﬁ*rﬂﬁ’]l%?
(1997) Keefer (1995) | JElGHERT | - H AIGFTS A

E &M AEYE| (ICRG)

H 2 i = 1

o'l

Rodriguez and |1970~19894F |69~74[ OLS Knack and BERRERIZR | o A R 5
Rodrik Keefer (1995) | JEl&FERE | > H AIIGDPRL AR
(2001) TR AEMYE| (ICRG) | °

H
Sacks 19954 59~133  |2SLS HERHE G E| B EEER %Umu%e%ﬁ%mﬁm’ﬂ
(2003) b —(EE E | mbEterE (BRI
RIS M&E | (ICRG)
Scully 1960~1980%F | 115 OLS BusHEHEE| Blzx (Bust I RAREH
(1988) FAREHE 55 A% 1 1T R % L AR 3
Ei= Y R AR P i o
Torrez 1980~1985%F |54/ OLS EIGHRIEH | BFEEH |RERNIERELE S
(2002) FHO(TD)  |BHBUS AL » #EH
WERERAK]
Wei 1994~19964F- |13 {[E £ #k [24|OLS HERH&R—| BEBER 'R TEREREREE T
(2001) oK B 83 {5 3Kk I E H 2R & | JRSFERE |REHE & R IRE T
EiER g (ICRG) |f&hk - 28 AITRT
5

BRI « ASCHITR -
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% BRI A TR

=AY —]

- *Eﬂﬁi/l

{EHR AR [ 8 Granger R SRBE{R R (time domain Granger causality test) &7E
T SR IR ] 7 91 2 B o T2 A5 A AE IR R B 4R - (EL B R A A () DR 2R 5 e 1) S ) 5 2B
R o B A LI EHIR R BRI E R SE » ASCERFH Brietung and Candelon (2006) it
FE R ) A LRT SR B AR A A SR Y [ DA 2 ) 2 e 0 P B A 07 8 P 1) IR IR B % < [
—HE R RAE B T E > AMER] DIAE IR E P 58 e TR S A RUR B A% > B r]
DAl frg et 85 T A 250 BEARSCR AU IRF I R AR S R A s 8 - JREe b ~ REIFIR# -
—[A) & H FEEF (vector autoregression, VAR) f&HY » L&y, F x, Wi f&HF ] 7 51
&N p o ATLFTRANT ¢

@(L)[x:]_(®11(l') @12(L)][x1]_(8”] (1)
v ) 0,4 0,y ) (&

RNHGH - x, RoRAQE B IR - AR DIEE N GDP A 8 #5075 28
8o x By YIS ERE (stationary) © B Z =[x.y] He =[] >

4

-

O(L)Z =¢, (2)

Hif o e(L)=I-0L 0L 0 (i 22 ERNBER - 177, -
0,0, - 2x2 FITRIE BT BN - B R 5, 5 EHEE (white noise) » 1
HFFA E(e)=0f1E(¢,,e)=0Q » HFQEIERE (positive definite) ° & 7 {HAMH »
(1) A=X (2) AEFEH A - MERE B E R o R e B U -

L (2) VAR BRI » a] DIkRS Bl — {8 i R 7% 1% FR B O R2 B 7R 2 (moving average,
MA ) BERL > Z0F

Z, =@(L)e, (3)

Hrft > ®L)=0(L)" > 4 Cholesky 73fi# (Cholesky decomposition) GG'=QTFIE »
G re N =AM > (15 E(n,,n)=1H.n =Ge, ° FIF Cholesky 73fi# > X (3) Y MV &
LIPS

Z,=q>(L)g,:[q)“(L) ‘Dlz(L)][fn]:q,(Lm:(‘P“(L) ‘Plz(L)j[m,j (4)
D5(L) Py (L) 2, Y, (L) YD) N\,

H > W(L)=0(L)G™ H (9,,1,,) = Gle,.8,) > ATEL cov(n,.m,,) =0 Fll var(p,) = var(n,,)
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BHEL S (spectral density ) x, A] AF/RES ¢

@)= o)) (5)

K # Geweke (1982)° Hosoya (1991) > LUK Breitung and Candelon (2006) ° 7£
SRAR R IR BRI Al E LA T

. 2
27 f. (o Ye™)
My—)x((u) :logl:L)z]:log|:l+|lz—2] (6)
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GDP FUkiEEL (2010 B ) Mif5 o FFE Lot o 528 i P B AC I % FR A U 2 i 84
e 1o fE 1 ATAD s EBCRFEREE ALY GDP F ARG 0 1€ 1996 Y 1,063 EIT
TR 2013 1Y 6,064 E T o SNHEAMIGHEEE T > HUE [BUMRAEE] 1£ 2006~2012
CEHARI SR AR S B IR A - A A IR R IR RN S B R Bl - Tt TARKREH
RE ] HEEE-12 0T -

1 AHAFEEEER CEBEE

o At
0.5 7,000
- 6,000
0.0
- 5,000
05 t
- 4,000
3,000
10
- 2,000
15 |
- 1,000
20 0
C N PP PN LTI ED PO O DD
3D &
FEFF TSP
—4—VA —==PV —4—GE —@—RQ ——RL —4—CC —@—~RGDPPC

BRI - ACEITRE -

FHQ WG BEELH 1996 FHE © 1996-2002 4F WGI FU/SIEA G IR I E S — RIS - #hhZz 1997 ~
1999 ~ 2001 EFJERL - KR H = F R B R LA AL R ZH A IR B IR E R - 1 2003 4 (&)
LI RV A e s fR R & R -



36 R ARESE BB 598 F4H RE105F 12 A

=N RN
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BT RLRE -0.01 -0.03 0.19 -0.25 0.12
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Abstract

This study utilizes the frequency domain Granger causality test to
examine the causal relationship between six dimensions of governance and
economic growth in China using the Worldwide Governance Indicators over
the 1996~2013 period. The empirical results show that China’s “voice and
accountability” and “control of corruption” have no significant impact on real
GDP per capita in the short-run. The “voice and accountability” and “control
of corruption” Granger causes real GDP per capita with a wavelength of
more than 7.14 years and 24.1 years, respectively. However, the “government
effectiveness” Granger causes real GDP per capita with a wavelength of less
than 2.74 years. As to “political stability and absence of violence”,
“regulatory quality”, and “rule of law”, there is no evidence of Granger
causality from these three dimensions to real GDP per capita at any
frequency. In addition, similar to China’s real GDP per capita, “rule of law”

is significantly affected by the economic growth at all frequencies.

Keywords: Public governance, GDP per capita, frequency domain, Granger

causality test
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